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EQUITY TRADING TECHNIQUES 

Trading trends and correlations (pattern and time 
analysis) January, p. 38 

Strangling the market (trading leap options) 
February, p. 34 

Covering up with options (naked options trading) 
March, p. 38 

Constitution and reconstitution (mass buying and sell- 
ing) April, p. 38 

Getting inside the S&P 500 (gauging S&Ps) May, p. 38 

Everything you know is (still) wrong (S&P smart trad- 
ing) June, p. 36 

The bear lurks amid bullish hopes (a bear among a 
bulls market) July, p. 36 

Is past performance really indicative of future results? 
(chasing performance) August, p. 34 

Balancing fear and greed (Equity Tension Index) 
September, p. 36 

Diary of a wannabe day-trader (a beginner's journal) 
October, p. 34 

Pair trading with implied volatility (trading stock 
spreads) November, p. 38 

A simplified approach to pairs trading (another pairs 
trading strategy) December, p. 34 


FUTURES 101 

Three ideas that helped change trading (fundamentals 
and relative strength index) January, p. 64 

top! You're Killing Me! (stop placement) February, p. 58 

A time for trading, a time for taxes (tax season) April, p. 62 

When a good trade goes bad (avoiding the big loss) 
May, p. 58 

Another look at volume and open interest (measuring 
sentiment) June, p. 60 

Trusting the average (moving averages) July, p. 64 

Fundamentals for trading SSFs (single stock futures) 
August, p. 60 

Setting up a trading desk (hardware and software) 
September, p. 58 

Risk control for small traders (limiting losses) 
October, p. 60 

The roles of regulators (where to turn for help) 
November, p. 66 

Mastering support and resistance (a simple technical 
approach) December, p. 56 


FUTURES INTERVIEW 

Dan Webster: At home with profits (non-professional 
trader) January, p. 59 

Mark Rosenberg: It’s a bull market for alternatives 
(alternative investments) July, p. 56 

Craig Donohue: Groomed for Success (the CME's new 
main man) July, p. 56 


MANAGED MONEY 

Alternative strategies for everyone? (alternative 
strategies in retail) January, p. 68 

Seeking the perfect formula through portfolio weight- 
ing (diversifying portfolios) February, p. 64 

Return of the long-term trend follower (Conquest, 
Allani, $J0) March, p. 68 

Measuring risk against returns (risk versus returns) 
April, p. 66 

Seeding tomorrow's top traders (Dunn Capital 
Management) May, p. 66 

Diversification the old fashioned way (definitions of 
diversification) June, p. 64 

Education will be key (security futures) July, p. 68 
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Turning asset allocation on its head (new index for 
CTAs) August, p. 64 

Investors take control with sector programs (Sector- 
specific with CTAs) September, p. 62 

Hot new CTAs: Exploiting trends and managing rever- 
sals (three successful newcomers) October, p. 63 

CFTC delivers (CFTC common sense reforms) 
November, p. 70 

SEC’s solution in search of a problem (SEC recommen- 
dations for hedge funds) December, p. 60 


MARKETS 

Back to the future: A rerun of 1993 in 2003? (U.S., 
Europe and Japan in 2003) January, p. 28 

War or not, oil pressure rising (war, weather and a 
weak economy affecting energies) February, p. 28 

Stocks at war (war's effect on equities) March, p. 28 

Whatever happened to the strong dollar? (dollar weak- 
ening) April, p. 28 

Is gold’s latest wild ride over? (gold rallying around 
the war) May, p. 30 

Can soybeans rescue bullish hopes? (soybeans have 
bull future) June, p. 28 

Everything on ‘go’ for economic recovery (economic 
stimulation) July, p. 28 

Raise your hands: Bull or bear? (remainder of 2003 
outlook) August, p. 26 

Weak economy—weaker U.S. dollar (dollar value) 
September, p. 28 

Energy Prices: Raising the Bar (crude oil prices) 
October, p. 26 

Grains, soybeans: Opposing forces (like markets 
diverging) November, p. 28 

Where are 2004's hot market surprises? (2004's likely 
hot markets) December, p. 28 


TECHNOLOGY & TRADING 

Real world options trading (Examples of options trad- 
ing) February, p. 54 

Online trading: What traders want; What brokers offer 
(Online brokerage choices for traders) March, p. 60 

Shaping up your options data (historical options data) 
April, p. 54 

Testing your opiions—tThe final chapter (backtesting 
and trading options) June, p. 52 

Learning from your system’s mistakes (adapting to 
loss with new technology) August, p. 54 

Will futures follow the road well-traveled? (comparing 
online trading of stocks and options) September, p. 52 

Making the case for the trade (scientific analog analy- 
sis) October, p. 54 

The state of system trading (commodity trading soft- 
ware) November, p. 56 

Case-based analysis: The key is the data (computeriz- 
ing case-based reasoning) December, p. 52 


TRADE TRENDS 

Europe: The calm before the confusion (Europe’s 2003 
economic outlook) February, p. 74 

Tops & bottoms of 2002 (Events, newsbites and trends 
from 2002) February, p. 70 

‘New’ Europe: Hungarian contagion? (Eastern Europe's 
currency moves) March, p. 74 

Traders’ view of the world increasingly European? 
(derivatives exchanges frenzy) April, p. 70 

Does the futures industry need revamping? (futures 
industry market) May, p. 62 

Countdown to overdrive (regulatory transformation in 
Europe) June, p. 68 

Beer, brats and bunds (EU reforming retail derivative 
products cross-border) July, p. 72 


World turned upside down (taxes and security futures) 
August, p. 67 

Common clearing: What does it mean for the retail 
trader? (futures exchanges link) August, p. 70 

Today, Europe — Tomorrow, the world (U.S. and 
European exchanges) September, p. 66 

New era for out-trades (human error in electronic 
trading) October, p. 68 

Solving the common clearing puzzle (common clearing 
and efficiency) November, p. 80 

Top 50 Brokers (top 50 futures brokers) December, p. 64 


TRADING TECHNIQUES 

Refining Elliott wave zigs and zags (Elliott wave pat- 
terns) January, p. 42 

Forex trading — Toward a total approach (e-forex 
markets and foreign exchange) January, p. 46 

Comparing price, volume & open interest (their rela- 
tive usefulness) January, p. 52 

Fixed income, broken wind (DXY, CHX and Abby Award) 
January, p. 56 

Trade a sympathetic market, get sympathy (intermar- 
ket analysis) February, p. 36 

Pivot points and candles (pivot point numbers with 
candlestick chart patterns) February, p. 40 

Navigating the interest rate storm (reweighting portfo- 
lios and inflationary influences) February, p. 44 

Refining Elliott wave triangle patterns (shapes of trian- 
gle patterns) February, p. 50 

Using Elliott wave patterns for price and time forecasts 
(Elliott Wave pattern and historical ratios) March, p. 48 

Option sellers vs. buyers: Who wins (support against 
option buying) March, p. 52 

Engulfing patterns: Candlesticks’ neon signs (engulfing 
patterns stand out) March, p. 56 

Let's go do the swap (single stock futures trading) 
March, p. 42 

Putting Elliott wave in its place (forecasting from Elliott 
wave) April, p. 38 

Trading S&P futures using the Dow (S&P and Dow trad- 
ing techniques) April, p. 46 

Five steps to trading success (making a plan) April, p. 50 

Limit up! Now what? (trading in wild market) April, p. 52 

Call writing strategies: Look before you leap (writing 
short-term calls against LEAPS options) May, p. 42 

The payoff from payouts (Bush administration propos- 
als) May, p. 46 

Milking the market to the last drop (growth in milk 
futures) May, p. 50 

Fibonacci in the stock market (applying Fibonacci 
ratios to forecasting) June, p. 40 

Visual tools for trading (T-formations and angles pre- 
dicting objectives) June, p. 42 

When prices, emotions collice (small trader sentiment 
and timing methods) June, p. 44 

Bringing volatility to the day-trader’s level (Market 
Profile and current volatility) June, p. 48 

Predicting the E-mini — a new approach (software for 
trading E-mini S&P 500) July, p. 40 

It's different enough this time (Nasdaq Composite 
strategies) July, p. 44 

The many sides of an options trade (evaluating 
options) July, p. 48 

Getting technical with spreads (technical and seasonal 
analysis) July, p. 52 

Bonds begin at home (bond trading with mortgage 
data) August, p. 38 

Making money with momentum (momentum signals for 
profit window) August, p. 42 

Timing is everything, especially with a commodity 
index (GSCI futures and Fed’s monetary price policy) 
August, p. 46 
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EDITOR'S NOTE 

A very good year? January, p. 8 
Black Gold, February, p. 8 
Sucker’s game? Not. March, p. 10 
International swap, April, p. 10 
Building blocks, May, p. 10 

Good vibrations, June, p. 10 

It's Superbull! August, p. 10 
Don’t bet on it! September, p. 10 
State of the Union, October, p. 10 
Is hell frozen yet? November, p. 10 
Fund and games, December, p. 10 


TRENDLINES 

January, p. 12 — OneChicago, NXLX battle for market- 
share © Chartview: First step in a marathon ¢ CME 
IPO hes early success © Nymex courts copyright pro- 
teciion © Padding the books or solid gains? © Europe 
retools regulators 

February, p. 12 — New platform for CBOT © Eurex plans 
U.S. venture, Internal strife hinders CBOE growth 
Fimat hit with $500,000 fine © Energy firms settle 

March, p. 14 — Clearing new front in ICE/NYMEX feud 
© Chartview: Mini index, major spike © Payment for 
order flow back in limelight © China relaxes barriers 
to entry © Battle for a benchmark 

April, p. 14 — Gloves come off in clearing fight © 
Bumpy road for NBI futures © Retail FCMs launching 
futures funds © Nybot moves in with Nymex © ‘Debt 
bubble’ inflating in Europe 

May, p. 14 — Clearing brouhaha fuels CBOT/CME 
rumors © Another challenge to open outcry 
Chartview: Single market systems shine ¢ CFTC acts 
on Enron, crackdowns elsewhere © CBOE going hybrid 

June, p. 14 — Common clearing hits Chicago ¢ Chartview: 
The savings of common clearing © Euronext tries again 
© Globex off-line in early May © Quip and Quote 


July, p. 14 — Clearing realignment almost complete « 
Futures traders dodge tax bullet ¢ Deal benefits 
Eurex © P-Tech civil suit back © UK hints at adopting 
euro, EU broadcasts rate cuts ¢ New option system 
online, order flow payments back 

August, p. 14 — Euronext Liffe go solo ¢ Chartview: 
Are SSF ready to grow? © Mini Dow mistake moves 
market © LCH, Clearnet link-up © Forex, scams high- 
light summer regulatory actions 

September, p. 14 — CBOT for-profit move delayed 
again © Errant drops in Dow, S&P futures raise eye- 
brows © Energy firms can’t name their price: CFTC ¢ 
Backlash from ‘terror exchange’ no surprise 

October, p. 14 — Eurex, Clearing Corp. cement deal ¢ 
Chartview: Gold set to break? © CME shuffles its deck 
© Updating forex responsibility ¢ CBOE to trade Vix 
futures 

November, p. 14 — Eurex US makes it official ¢ Energy 
crackdown hits industry behemoth © ISE challenges 
index exclusivity © Chicago politics could force 
Eurex’s hand 

December, p. 14 — Eurex US hits resistance 
Chartview: Eurex’s profit projections © P-Tech suit 
finds new life © Sandner sells RB&H Commodities ¢ 
LSE under the microscope 


TRADING PLACES 

Killian bridging markets at Peregrine Financial Group, 
January, p. 20 

New Carr CEO thinking globally, February, p. 20 

Sweet new gig for softs guru, March, p. 21 

Brumfield takes reins of TT, April, p. 22 

Charles in charge at CBOT, May, p. 20 

McDonnell returns ‘home,’ June, p. 20 

Future Dynamics expands with Bohannon, July, p. 20 

Cassidy heads new DPM team, August, p. 20 

Varlet into software, September, p. 20 

Donohue takes reins at CME, October, p. 20 

Forex regulation redefined, November, p. 20 

OMHEX chooses Bocker, December, p. 20 


MANAGED MONEY REVIEW 

Singapore increases hedge fund access, January, p. 22 
More products on guaranteed bandwagon, February, p. 22 
Hedge funds move to register, March, p. 22 
Measuring risk against returns, April, p. 66 

New way to trade CTAs, May, p. 22 

A broader meaning of alternative, June, p. 22 

Forum turns table on hedge fund critics, July, p. 22 
Trading advisors get ‘whacked’ by Dow, August, p. 21 
Managed futures opening up, September, p. 22 
Managed futures on the rise, October, p. 22 

SEC calls for hedge fund registration, November, p. 22 
A real public commodity pool, December, p. 22 


MARKET STRATEGY 

Going for the gold: S&P 500 vs. XAU, January, p. 26 
Defending the yen, February, p. 25 

Soybeans ripe for option writers, March, p. 26 
Carrying the trade to the Aussie, April, p. 35 

The CRB: A top-down and bottom-up look, May, p. 34 
Are dollar, stocks vexed by the Vix?, June, p. 26 
Cotton forecasts converge in 2003, July, p. 26 

A high percentage play in natural gas, August, p. 25 
Yen no friend of dollar's trend, September, p. 26 
Time to fade dollar bears — Again, November, p. 26 
Digging for gold in gold spreads, December, p. 26 


MARKET WATCH 
The Fed's next challenge, February, p. 26 


Confronting the mother of all uncertainty, May, p. 28 
Hoping for a pick-up, August, p. 23 
The Fed faces a new kind of recovery, November, p. 28 


FOREX TRADER 

Trading for income in forex, February, p. 32 

Trading the axis of economics, March, p. 36 

Falling forward in forex: Evaluating losses, April, p. 36 
Know your trading archetype, May, p. 36 

Fanning profits in forex, June, p. 32 

New concepts in forex trend analysis, July, p. 34 
Don't be duped, August, p. 32 

eForex going digital, September, p. 34 

Watching the big boys in forex, October, p. 32 

The million-dollar folly in forex, November, p. 36 
Forex trading: a career alternative, December, p. 32 


SOFTWARE REVIEW 

AmiBroker 4.20, January, p. 62 

Unfair Advantage v. 2.6.1, February, p. 62 
MetaStock Professional 8.0, April, p. 58 
fsXtra Platinum 5.1, May, p. 54 

Insightful |-Miner 2.0, June, p. 56 
TradeStation 7, July, p. 60 

FXTrade, September, p. 56 
MarketCenter, October, p. 58 


ONLINE TRADING 

Online resources: When you want it now, April, p. 60 
Grading the growth of single stock futures, May, p. 56 
The road to mini-success, June, p. 63 

Bringing the pit to the screen, August, p. 63 

Blogging through the trading day, September, p. 57 
Exchange-offered online education, November, p. 64 


BOOK REVIEWS 

Bear Market Investing Strategies by Harry D. Schultz and 
The Pit: A Story of Chicago by Frank Norris, January, p. 72 

The Logical Trader: Applying a Method to the Madness, 
by Mark Fisher, February, p. 79 

Profit With Options: Essential methods for trading success 
by Lawrence McMillan and Options on Futures: New 
Trading Strategies by John Summa and Jonathan Lubow, 
April, p. 76 

Essential Technical Analysis: Tools and techniques to spot 
market trends by Leigh Stevens and How to become a 
successful trader by Ned Gandevani, May, p. 72 

The Volatility Course by George Fontanills and Tom 
Gentile and The Trading Athlete By Shane Murphy 
and Doug Hirschhorn, June, p. 71 

Dynamic Trading Indicators by Mark Helweg and David 
Stendahl, September, p. 70 

Building Winning Trading Strategies with TradeStation 
by George Pruitt and John Hill and The Encyclopedia 
of Technical Market Indicators by Robert W. Colby, 
November, p. 86 


TRADER PROFILE 

Roger Pegorsch: Charting cycles, January, p. 82 

The Odyssey of Tim Ogunbiyi, February, p. 90 

Year of the masters, March, p. 86 

Michael Diehl: He bought the company!, April, p. 86 

Building a stronger Fort, May, p. 82 

Eduardo Bastida: Common sense and quants, June, p. 82 

Chenier: Systematizing what works, July, p. 86 

Mark Rosalbo: Leveraging the Qs, August, p. 82 

John R. Taylor: The politics of forex, September, p. 82 

Kevin Bruce: Improving on a passion, October, p. 82 

Mark van Stolk: Trading the pain threshold, 
November, p. 98 

Klaus Gagel: Cloud scalper, December, p. 82 
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